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(2) 3*S¥ 8-507629 

v * b , SfffE^lt^ — A £• fNBii" 5fe*<o=«>lfa— * -cH^-f £ ^ A 
„ ?—J*fem (506) ©^TffcV^'f ^ y (504) Sr^ffE^^fcTa — *©^JJ 

mm94^9 v frh&mz—^i&m (56) srsi^at, 

?-&l£.m (60) £r«/&i-<5#JI3:^ 

ttiiB7>r^7yrt^t5iBa«n^i»^— (66) 

57) 

fi^CS^S (712) t 

<DW(D?fe5i$nfc^l^<}; , 9, ffbV^Bk^— AJ£3S| (54) i Ut^tSf t 

ft ki>*-r*%ft<1rz>¥m (708) SrSbKHEa.Sf.x^A. 

4. SS^l^ftO^^A^V^, #HulE^-A«M5r^Tb (710) . 1 



(3) (&Sc¥8-5 0 7 6 2 9 

ioc^-i>m (706) , se>^ Bufsmi^Lt) ? ^2^(D^-A^ji^-r 

o ^ - A imM&-?b%> *§£\ tufEfg 1 2 tf>fdio * — A 
1-5^i:tfS-C#&<1-<53M£ (708) Srfi^.5^9 l A„ 

50) &3i#lU t&IE*— -MtS&>e>*— Afc LT^^^^^t (57) „ mi 
IB^— Arao^7 7>f X;/H8jiSrflfti:U £ft6>©R8<E>£fi£r^i- (60) ^57 

, -tiizi, ^-A^^-f^^^^^^^tLS (54) ^^^^WSSfll (50) 
^(^Wfi (net present value) ^r^fc-f'S £ £ ^"C# £ 1/^<tA> 0 
— m J; 9 miE~rz> ^k&XZ $ e> KHS*.5 v-^x^o 

^*:tifei:i-£3Mfttt* f&IB&R*— ^ffiSte^fei - *^^ — * • 7°n-fe;* 
11. &R*-.&j£i*£:flMSU il&IB&jK*— ^£ tt^^^ 



(4) ^¥8-50 7 6 2 9 

mmm^titi^m^-^m (57) ^zmtm^tit^-^m 

^-A^a (60) &mi$-tZ>xTy7'k, 
7" (57) 

ffi£r£C ^>^y^ (712) t 



(5) ^¥8-50 76 2 9 

*$&Wn, (finance) ©#SH-B8U Z.<Dfrm rtteSSV^T, #{£3^fc° 

^.—^KM^^iVtc^.M^^. (financial instrument) *5j:t^Sl5l (transactio 

n) zmj&. mmrzi'XTMzM'rza 

r^^#S (financial instrument) J (Xt&^fSL instrument) te, iwicl 

(bond) „ x^^f^f (equity) „ ^H^#f5l&XfilSiSp (foreign exch 
ange contract or commodity) „ Mlf (currency) > 4 l^^T -y ^ ^ (index) JL 
fi, *V V7° (swap) J $>&ZfS' a (option) <DX 5 fcfi&tf^S©"?* JJ -4 7 
(derivative) *$<DZLb&M#i\'X^Z>. *f V :/^l&<^f¥$B#Iili&f-oV^ 
Xii, Mark, Susan Ross DERIVATIVE FINANCIAL PRODUCTS (HarperBusiness 1991 

) &mm£ntz.\,\ mmKxy. z<Dwmwtz.m&&*£tix^z 0 

— fl£#Ji<:, ^WJ#^fi, #lJ$£;ixfcIfc3l£itb-CV^ 0 ^0«c£nfcl&3 li- 
te, ^M»^m> b • <il/*fi/9*, nyf^^xyb-^^f^ 



(6) ^¥8-50 7 6 2 9 

^^(Dmmt^^^m^n^M'mfDmm^^hm^tix^^^h 
* fmm&£xf*<D^mn^Kttvxmm&tix^% 0 ^<Dmm&)tt:m&<DMt 

Lt, SwapWare (ftflsfcii*;* !7 yT'mm, tUAil, *3J:U9Vg&# 

^^a^UJt^7 £ VWki--5) , CapWare (MO (^s>:A 7p7-, 

— , Sfc4&ffi*&ffi#HWL2fcU^7VWfc1~5) , Equity Derivatives 
) (n^-Yx^ • ^ 17^^51 ^m^bU^^^/Hb-rS) ^ Strike (j&gQ 
(xy^g ;/ (swaption) S.T>^!?^^ • tfzs K • ^iXa V&miiWbUR.t* 

S Software*±tf>bI£7c£;ixTV^ 0 b V ^-©Si, fc £ ;U£/-K— b 7 * 
y*\^m^rZ>^?k<»mm^ Future iat)f!t#5o -tLT. TO 

«S&tmo^l4, #^^#^©S^p B p^r^U-CC*ATS^^cDRisk Maneger 



(7) #g¥8-50 76 29 

o t?b^>, fcfbl^SSrfltafcL (I'fcfc^ ^<D^-A N ^*<D#1§Sc 
*>^«0^x^«, S«[©IB^«r»^U-CV>5 0 ^A^TOftv-;*^.^ 



(8) 4$S?*p8-5 0 7 6 2 9 

if <DfltL©#S£:#U: % flM^S^t^^S^ (capital requirement) £=»;*f 
HffflUfl^ (credit exposure) t^glLTWiU S^fc&fR^U !) 

x^^rflU &IU©3?Jfcft-i35tfi:U ^ bT#Jt££^^£^;I^£n3^&3U-liiiI-r 
x$>z<dx\ mv^m-i, m&istc^mzxfem-rz^t&xz, tfuv^^ 

o 

(API) „ #.1*7*— ^>f« (data persistence ii^fix— ^ <D^— ~7 b V * 

nr-f*?*u>? b erst fflt 5 ^ t ^-e§ § o APifi, 



(9) #tf8-50 76 2 9 

t^^y-M-t, &mWbW,tiVxm< - k&X~ZZ>o Mmz., APlfi N XAjizf 
MffWa-^— tr^fi, ^ — AfHJ(D ry^j £|^fcu ^rA^©it©r 

) o 

AfffiBpiv^vH:, ;fBS^g§^LTV^ (interconnected) 9—J*<T>*y 
*35Wte:J:*Ltf % ^Stt, S»:©tHatzii9i£Ufc^—^d^*^$ turves. 



jSt21*H~'5#S©^E©iE« (Net Present Value :NVP) £/fe#>3 £. £ -5 



(10) 8-507629 

t^NPV, Mf!)^r^^ fctx.^x/V'^ (#5£<£>fiS#»C (specif ie 
d significant variable) M1~ 5 fl 1 O-r 'y W Zf) , iJl*"* 

©^l^y^-f ^) . W7*vt*{ (volatility) mm-t^h 

1 ©^y^r^) , 3tfM^y*K #IJ&£iB£HlHfL rfj*§£:tf-«& (mark-t 
o-market accounting value) ^3rffr&-r5 £. t &X% Z>7*— ? & £ fcfcjfrffci" 

*fcM©A7Jlit£rSttAn* r. k&X$Z> 0 fc^fcfif, "if-then-else" (D?~- 
^tt. "if" ^tt^S^-T*— ^SiSrtti^i: LtlttStf^ b LTt «fcv\, 
^fub^^— AteWLT, "if" *fe#A7JW\ Booleani-/j:t3*> N "true" 
"false" £ LTfWrSiKKtfS&So L^b&^k, if-then-else(DfflM(OtfJ 
"then" RTF "else" <DM}\Z.& Y) ftfeZtlit&l&CDM-V X l\, 

. ZZXit, Wlfo^fotM^zcvV (infered type checking) kmtfcZo 



(11) #*¥8 -50 7 6 2 9 

strife© ? -f ^ K*tt, ^-1fiS3il^i-«*^©*©J; 5*^— Aj£ai4rflBt-t- 
A • xf> $ ^ — if^f^> Bg^^T*^ •x-r W - ^-^f 

o 



(12) #**F8-5 0 7 6 2 9 

BU2tt. mUKmVt^t 4 J • K NPV*— — A • ^ 

— ^ 3i — ^ ^> &> a # m & & -t m -v & 0 

014te N mi3K7jk\^fr^?4'rj • ^y°u-y K • #'7^yf^ • ^— A^^<7^ 
—A • iffy 4 s'^*^£r^"t"0'Cfc5o 



(13) 8-507629 

mm-Z, &?&VJi<Z>MM&\(D— ^JcDAjax-Monolithic^^T^ 

H-e*>s„ 

&m&£fritmmn. *mw<Dmmtmm*^\^x\^^b&&mxib?>o 0 r 

«©^lf(:iotil ^(^Lt, ilj&P, &1&£&n$LZ>Z- 

tvCl^So ^7^^10f2, y^>- • s*xl2&m*.X&*)s -^tUi, 

^^a^S^-jy h (CPU) 14, &W}'bm&mW-*-~iy h (FPU) 16, & 
^Ielji&y ,> c-feyf- (ICP) 18, s<X • hti — ^20, tf'7 i ^RAM22, ^T^y 
^RAM (DRAM) 24, s^RAM (SRAM) 26, ^v^/Wg-^ni? y-tf- (DSP 

) 28, rtlfB^— K • 0*|fM * !J 2£ff 32 (fc^fcf, SCSI*?— h38£r 

yM7- ^38-C, SCSI^— h34Sr^UTg8K$tbTV^S) . (CRT<D£5&) x 
^P^WT^^O, 7^^*42 h*^ JJ y?£h<DX\ fcbx. 

fcf, v-y T/V • aK— b^&^LTSSffi&ih/ri^) , K46, (h7 



(14) #^¥8-5 076 2 9 

a—;* (GUI) ^iLTV^MT Kl/^Rltl (all-points-addressable APA 
) Xtt^ t'-/ Y^y^m^*? V — ^«r^fflUTV>5 0 J: < &<5GUKD7°7 y h 

l^NeXT^^i^-a-t?,, rHe>©^fA-CI4, ^— iffi, 3f— #— KBtlJ^ 

„ — jKWtcti, ^-ifcoy7 M7^t • r^y 7--^ 3 ^£©*|-3g0>*&*w\ ? 

. x-?^^— ^ 7j^{ ;V(DJ; pft&cDte:, T^T LT^^-h,, *K-Y 

2o©S3BTffcSNeXTStepi:7 ? >f • aK* b7>7 U 7° b "T?fl*/£3 tlTV^ 

„ NeXTStepg^frg*^ 7 — 7;^—;*. • -^— i?^r, ^y^-7x-7 • 
fcVW7\ 7^7*!) 7~— 3 :x • K 7 ^ K"7 • if — ^cD 4 o©i|$gi^ 
b/^^oTl^o 7 — 7^^— X • -^ — ^-W3> 77^^f^f^MJ?: 

y^r— >g ^©^^jbtf^au-cv^-So ^7— 7^— • evi^te, T7°y 

7—^3 >mf\-^T^]) 7"— v-3 ^ocx— if • >-7 — 7:n — *«rWf 7# h 

if . ^*— 7 *— T7°y 7-— fa > 

hV^T - 94 7*9VX*foZ> 0 7-r^K7 • if— ^Wc, ^liil^flU, 
^HtT c f(07 , n^7^W5»ii^^|f^ftV\ ^?;*©7 y ry7^— ft 3 
T^ct 5^^^^ b^^^^n^^A^^-bT^P^-fra^^^fea^.— if • -YV 
* — 7 a— *fltricMi"T?fc<5o VK? • if-^fi, Jfctc, "T 2 Y 

*7*W • b*7 y 7°h£PftmU ^W^^» J ^7 B y ^^icl^fi-^ffi 



(15) !»t¥8-5076 2 9 

mm^ZMftirZo WeXTStevkmm-rz>mm<Dh^tmiMteW.m3i. Webster 
"The NeXT Book" (Addi son-Wesley 1989) ^(D^n^m^k <9 r ^ 

5 0 31^x^7^^ Hr-?*?^* bJgfRjy^ • ^rAJ:» 

^tbtcmYfcom^^^x^— ?\^T? J t*-tz>y i ~ fte^m&irZo (eih 

s.Margaret and Bjarne Stroustup"The Annotated C++ Reference Manual" (Add 
ison-Wesley 1990) Zfc.tKtoplien, James 0. , "Advanced C++ Programming Style a 
nd Idioms" (Addison-Wesley 1992) £#flg 0 ZLfrlbfe^MlZ. £. K> . ^ 



(16) 8-507629 

B2ic::j3l^-C, r=j ©3E#tt % "is a" ggflSSr^UT^So "is a" 
— > 3 yT^5rt^f!*tTV^ 0 ( "is a" MflSWu C++oJ;5*fM 

is a" (0i#|rfe5xyf^f^-efc5 0 ^4-79 9 • ^7XO^t 

^^506, If a — • ^^7^^508, RXt$-7i?^? h • ^.IsT 4 *r 4 510fc 
&V^3 e rtL^cO^ {i, t 1 ^ • 



(17) M¥8-5 0 76 2 9 

ft}t r | j 5rWbTt)<tV\ TOJ (t^gVW) ifnOac^rVrV ( 

£-e&£) *SlFLtv^l5fiiTf*5r ^SrS!*u-cv>« 0 r|] tt, |§«k::^ 
lEffifeid— o©:nV7V7V&#t*5 l/Tl^S. 7^7* 

0)0 

*3SWtJ:5^?Afi, Smalltalk© J; 5*7 V^^^Sf^V^^A^^ 
LTV^5„ (Goldberg, Adele" Smalltalk-80 : The Interactive Programming E 
nvironment (Addison-Wesley 1985) Pinson, Lewis J. and Richard S.Wiener, 
" Object-C Object-Oriented Programming Techniques (Addison-Wisley 1991) 

^7*^^ h Sr^ffl U f-^ic»tt, ffr&, atr— ^©J: 5*#ifi© 

^-^^iHlflj (Instrument Definition Language: IDL) 
—^606, RXf?*— A • h y • — 7^ — X608%*atf^<D£ ?t£T7° 

. :7°p^7 5 ^ • -f^* — 7x- ^ (FPI) 6l0^W-T5-f 
5a§U&=« ^^7612, 614, 616, 618£^L-Oc/&£ixSo i»!7 — ^ 

77*1? ^-£/3 y • 7*P ^7 ? ^ • (API) CD|2] 2£>'7 f — 



(18) !SS¥8-50 7 6 2 9 

T\ SSSSS "Cats" tt, y 7 M?x7 • ^ y^-^^Utfc 15 , ZZ.\zV * 

HfgteAPI £ fltifiofjiij PS L&V\ 

r^flu#tt^tLfcJ If a — -ch^tVx^ (view) 508 Sr^-CV^ 

l^oTV^o 7t £ Library_A:Definition:First:View_Interface:Object_P 
ayment_Listte, "Library_A" ^^#it htltc7 4 ~f7 V F*3<£> "Definition_Fir 
st" t£tttt btlfrfemfW "View_Interface" t£tttf htlit If a — \H<D "Ob 
ject_Payment_List" htltc^-J^ ? h Sr^c UTV^ 0 ce^^-tM 

(D^tufi. ^-<D^.3— ^-e^-— — ^^^fe^ttTV^^o ^Oct5l-. 2o©7 

7^—^ • If a — f* N ^^WT^y fa ^ ♦ 7°v?7 5 • is?— 7*. 
— ^ (API) ttfLT^S. ^(Dtcib, &&W<D^(DmMW?n, 

— • bTa— ^fF^tt-So -Y^— * • if a— Sr7>UT, 5ta<Z>A 

^fc5„ ^-A.xyr^r^ — A) 512, i/Oni^x^T" -f (I/O) 514&t>* 
^77^^.iyf^f^f (^77^y^) 516T?*)*, ft^LTV^ 
5±g«7°n y^ft^-AtfcSo * — Af4, * — AOJgSWM ♦ 3c 



(19) #S?8-50 762 9 

A/Ci^S. {itr-f*?*.? h<D^<~x • Hr-f h±<D "is a" M^i^oTi^ 

5o ) 

-o©p*w<— a^lt, ta^iru-c, xnAJjt mxb vxmm $ti5 

tb^o *>«5J»flS* — J*b VX<<>x*i>'X£.i$.£tiZ>M&i'£. ^<Dfem(D/<zf 

M^^>^— t? ^—©Library: Example: Interface 702l£#£ELTV , »3. " T 

oTerm" b&tttt hftfc? — 706*4, " FromTerm" i^tttt kttfc^ — A704£ 
llitft^6>H^— o©A^J710SrWb"CV^5 o FromTerm 704«, Library :FromTer 
m: Interface 720<£> tf 3. — j£ «fc U ftMtJc $ tllttiE&^J ^7!): fromTerm (Hl^iirT 
) <D4 l/XP^^XfoZo Library: FromTerm: Interface 720f4, " OutMember" 
k&ttft hti^ IsOutputtt£rTrue£i-& £ b Xftjj b Lfc^ 722*rgX-C 

HMH^, ToTerm 706{3\ fc'rr — ©Library :ToTerm: Interface 730/^kfN5t£*l 
fcLibrary: ToTerm dH^-frT) ^^^^>^"Cfc5o Library: ToTerm: I 

nterface 730J3\ lEfiliC 1 o©" InMember" b&ttVtbtl^ IsInpuffC^Truei 
-tZ^bXAjJb Vtc*>/<— 732&S/vX\,^5 0 

FromTerm 704£ToTerm 706ra©Mig{3:, At)?— **3i710«rflll^-CfT 5 „ A 
^3^— ^*at710f4ToTerm 706#> £> T ^ ir FromTerm 704^©#^1^^. 0 

utMember 722 % InMember 732,&X> ? §fii©M©-r — * &Vk]fct2>fe.'<-y V T 712& 



(20) #*T8-50 7 6 2 9 

710W:. "From" A704<£>T KV-^^A/-ev^ 0 itvfi^ — A706&£ J; <9 ffi 

LfcjiS$rMi~ForniTermcDOutMember 722^^^-f ^^^-g•A/"ev^So G&l^ * 
— A704£t< W<— 722tt, iKftHr-fV^? hi 710£7F^cU ffi©^— A^e> 
t 5 — ^4r#StJli^S^T©ffifaSr'g'A/-ev>S 0 ) SUtZl, FromTerm 704j5$^ — 
A706H£*rll#ft-5;frifc«\ fll[«r3?^:i-S— SPi: tt, ^ — A706fi, FromTerm 
70Wit^*#^ti J fc«)^i#C>^^y^e^^-r6o FromTerm 704©te«U 
GetFunc 742(Z)g§$c£rg£L, -^tl^, FromTerm 704, OutMember 722&tHiy^ jx 7 
T7l2(D$\Wtt khliW&thlr^t-C ToTerm 706}^ UT^-X. btl-5 0 Getfunc 

742^M^fiA^^, mm<Di±jrx* (z.<DM-T*ttt\t^ mm-** ct 5 Km*-. * 

3 is s<4 jv Stilt #—MZ.1$-fZ> Getfunc 742(^^3 Stl/O^S^ y Migctt 
, I9i£-rs^9^©^^^— MSfe^ UTH^-rSii:*S-et«o OutM 
ember 722©3l#«1ft»^5&K2 s #V\, ^ntt, * — ^^(Djg^O^^-^-fe y b 

^-AI^Lt, OutMember 722*2. FromTerm 704<£>'ffi:;^FromTermG9^tt (IH^ 
f&m^, 4frfe<Ds\j3 J 7— ?\Z.T? 11 (Z.(DmX*fe, ?~ -MiFromTerm 

704-e&s o ) ^v^c^nfcA^-^— ***attt. ^ci^s^bfifW^n, -tu 

*©±, Afi, FromTerm. Outputs 708 1 Lt, ^©HSrS^b-CV^S^T 
— Acoyx h £r{5c}^F LTV^So 1-fcfc>*>, WIS* — A^f>fl|[*^*& 



(21) #*¥8-5 0 7 6 2 9 

X^Z-btemMir^-VibZo ^UT^titt * — A<£>Out_listi<:J: 9, 

^7 1 Att>SreiR"t-«-^* s "e#«o SiJ©fc<£>£Lt\ flfit^-rSMfr;^ 31^& 
£ £ ^m&K^m £ tbfcfllSr^i-* % H£>© ife><5 ^ — -A fcl^fci-S H£rtf>5I£a 
££C3o ^©£5^ i±Wx-^lit3£708W\ H^Mtfc^-e, Hff 

— J*<DAtlfe, 1^1 C£i©ftf ©t^-CKDftf ©^-A©ttj^{^, A^tlM 

(" signature" ) &1tttM& tM&i (" compatible" ) LTV* 
64§1^ (" connect 0" Mifc^bT) M#{Wb*b5„ A^^Ki-*^— 

3^"e&5, MiS (Connection) £1E£ftTV^£,Mtf?*V ;*520i3u * 1"* 

LTV^5 0 Wig (connection) ^^fi, 4 T 4 Xte%:^\ -?r*L 

^A^^MKJlElt (persistent store) lC^m^tlX^^\ -tftfiilffr. 
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<5 0 

„ /w- ^ K*58rtK:^&*i/ri^o W&K, mm^mJUi 



(23) #^¥8-50 7 6 2 9 

5, S'JKl, fc51RW«^-K©^3-h*y fc £ "CMD S" 

GOf^^fH^fftl^fi, Mark, Susan Ross, " Derivertive Financial Product" pp. 80 
-81 (HaperBussiness) £r#J$ $tbfcV\ 

^©HJfifaT?«l^$*t 54*^0^-^3 Vtt. ^>Ti?*r-y?xtt (Ajax Corpo 
ration) * / U y ^£fc (Monolithic Corporation) <£>#cac^^xf • 

>V • ^iXa -t^tt^SrjS ?*y*Z/m y^f*LXV^ 6 0llC(Z>fe 

#>M, ^KD^ilO^-^^a Z/\-&^ AMESC0^-^iX3 V (Ajax-Monolithic-Equity-Spr 
ead-Call-Option) £ R?.£ 0 0 6 J±, AMESCO^^iXa V^EI^U-C*5 «9 . ftfc<£>0 
ht&^lZ-fo^X^mZtlZo i©W©#S550©fl}5ttt^ equity-spread-call-op 
tion(D^^|^^240-efe 0 . x^^f^f 3^£tt556c7M ^^^^^.Ajax 130 iMo 
nolithic 131, ^V^f^ • ^-f^y K^I£;£^150tfM ^^.^ >^Equity_Spre 
ad 190, ^94*7-4 •^s/K' a— • ^7°^ a V3^^200(D-f 
^^Equity_Spread_Call_Option 230^^t? o ^9 4*7 4 ' K3MU!J£^1 

read_Volatility 155S.T^^tt^^ ^ ^ ^ • ^iTVy K 



(24) 8-507629 

NPV 152©^ ^^^^^.Equity_Spread_NPV l80&^&tlX^Z> o 4*7-4 • * 
rf\sy K • =1— /V • ^-^v^a ^#®^200tt, ^Black-Scholes 551<D«{ V* 

Ajax_equity_instrument & — A 130fi % Monolithic_equity_instrument 9 — A 1 
31te#*, (1) ME<£>IE#c<£>#J2£ (Net Present Value: NPV) (2) Hfc? 9 V *r 

>(Axfi (3) #^45«r!t^i-s, ^^y^ta, 

t> £jL«££tfST?#5o H7tt, Ajax<^§Ut{tt (close price) 

(75ig*(D^<Z) 3 I CMCKteHiK^itetfV* 7 — n^—zf/^700(OMW02K 

mfe? ©37ifOY (Yes) -e^^^-CV^il^H^it^jS^tuSo ^*bk<£> 
H^Httt, #SbXfi. y TJVfiJJ* • t*—* • £\X704j&»f>#5 
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-vy BEGIN XXXXiEND XXXX"C % XXXXfi^/W— TTBBiJ^TffcSo 

+ (Transactions) 
+iiSff (Institutions) 
+«Bff (Banks) 
+ B#<fffi (Quates) 

+ ^^§•7^ — (Market data curves) 

«#©3gB (fc£x.fc£, ««co^3l) tt. #5t9irtJj:jft»)ig^nSii§I*^ 
l/3-KO!I^H4, OAST softwarefc«fc0J^£;ftTV^3;fc#W0>lo©^ 

^$nfc^^A^*j-i-^Ascii-r ^aK— b/^^^^— h • if • -^~^r 



(33) 



8-507629 



Transactions: ($13 1) 

BEGIN TRANBASE 
END TRANBASE 

Main part of the transaction (S33l<E>i!£il?of$#) 

Keys: Code and Leg 

BEGIN PL 
END PL 

P&L records (can be repeated) (P&L 1/3— K (ifcSO M*tZL t45*CS £) ) 
Keys: Code, Leg and Date 



BEGIN SIDEBASE 

END SIDEBASE 

Information about the sides (up to three depending on type of 
transaction) KK»T«1Mi (M%\<?)?£llZi&WlsX 3oif) ) 

Keys: Code, Leg and Side 



BEGIN CASHFLOW 
END CASHFLOW 

Cashflow records (can be repeated) 

Keys: Code, Leg, Side, Coupon Date, Period Date and Type 

BEGIN RESETPARM 
END RESETPARM 
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Reset parameters ( V -fe *y h - A ^ ^ — ^ ) 
Keys: Code, Leg, and Side 

BEGIN RESETREC 

END RESETREC 

Reset records (can be repeated) 

(y-fev h • («9 **T-fc 6 ) ) 

Keys: Code, Leg, Side, Reset Date, Effective Date and Period 

BEGIN TRADEBASE 

END TRADEBASE 

Trade parameters ( 1 ^ ^~^) 

Keys: Code, Leg, Definition Code and Definition Leg 

BEGIN TRADEREC 
END TRADEREC 

Trade records (can be repeated) (BS3I bn-K ($g *) igfC £ **T*£ Z>) ) 
Keys: Code, Leg and Trade Id 

Ifl5timtians(tiM}SM) 

BEGIN INSTITUTION 
END INSTITUTION 

All information about the institution (fiiflgiSg^l^o ^T<D:£TCDtS?g) 

Key: Party 

Baaks(«fir> 

BEGIN BANKACCOUNT 
END BANKACCOUNT 

AD information about the bank (MfrlZ-o^X <D±X<Dm$&.) 

Key: Bank Id 
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Quotes (B${ffi) 

BEGIN QUOTE 
END QUOTE 

All information about the quote (D^fif IC -) TO^TCOtf ?S) 
Keys: Date, Term, Currency, Option, Source and References 

Market Data Curve (7-^? h • =f— <?Mfk) 
BEGIN DISCBASE 
END DISCBASE 

Keys: Currency and Initial Date. 

SQL I/OWu ^S-A^J^, SQUt^J* UtfMBL, 77^H^!Jym 

ProgName ] INSERT < table name > 

(<fieldl >,<field2>, . . .) 
VALUES (valuel. value2, . . .) 
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z t (Dmmxh 5. fc £ fctf. c , C++, Fortran^ <£ 5 ftmttWft:^ 

— ±IBt!l^o-C^$tLXV^ 0 ^300f**lB§§&P£tmiL-* — A302 
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